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LAMPIRAN  

 

Lampiran 1 

ANALISIS DESKRIPTIF 

 
 

Lampiran 2 

HASIL UJI ASUMSI KLASIK: 

UJI NORMALITAS 

 

Descriptive Statistics

128 -484,83 1061,88 134,3848 256,11304

128 ,06 19,80 6,4834 4,70963

128 -54,70 64,76 8,4714 15,30323

128 50 26000 2620,73 4860,992

128

EPS

DER

ROE

HARGA SAHAM

Valid N (listwise)

N Minimum Maximum Mean Std.  Dev iation

One-Sample Kolmogorov-Smirnov Test

128 128 128 128

134,3848 6,4834 8,4714 2620,73

256,11304 4,70963 15,30323 4860,992

,265 ,174 ,219 ,312

,265 ,174 ,213 ,312

-,218 -,086 -,219 -,298

,854 ,725 ,623 ,611

,460 ,669 ,832 ,849

N

Mean

Std.  Dev iat ion

Normal Parameters a,b

Absolute

Positive

Negativ e

Most Extreme

Dif f erences

Kolmogorov-Smirnov Z

Asy mp. Sig. (2-tailed)

EPS DER ROE

HARGA

SAHAM

Test distribution is Normal.a. 

Calculated f rom data.b. 
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UJI AUTOKORELASI 

 
 

 

 

 

 

 

One-Sample Kolmogorov-Smirnov Test

128

,0000000

,92454964

,058

,058

-,041

,655

,784

N

Mean

Std.  Dev iat ion

Normal Parametersa,b

Absolute

Positive

Negativ e

Most Extreme

Dif f erences

Kolmogorov-Smirnov Z

Asy mp. Sig. (2-tailed)

Unstandardiz

ed Residual

Test distribution is Normal.a. 

Calculated f rom data.b. 

Normal P-P Plot of Regression Standardized Residual

Dependent Variable: HARGA SAHAM

Observed Cum Prob

1,0,8,5,30,0

E
x
p
e
c
te

d
 C

u
m

 P
ro

b

1,0

,8

,5

,3

0,0

Model Summaryb

1,831a

Model

1

Durbin-W

atson

Predictors:  (Constant), ROE, EPS, DERa. 

Dependent  Variable: HARGA SAHAMb. 
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UJI MULTIKOLINIERITAS 

 
 

 

UJI HETEROSKEDASTISITAS 

 
 

 
 

 

Coefficientsa

,994 1,006

,988 1,013

,983 1,018

EPS

DER

ROE

Model

1

Tolerance VIF

Collinearity  Statistics

Dependent Variable: HARGA SAHAMa. 

Coefficientsa

,789 ,105 7,486 ,000

,00009 ,000 ,041 ,387 ,699

-,01055 ,011 -,090 -,918 ,360

,00082 ,004 ,023 ,205 ,838

(Constant)

EPS

DER

ROE

Model

1

B Std.  Error

Unstandardized

Coef f icients

Beta

Standardized

Coef f icients

t Sig.

Dependent  Variable: ABSRESIDa. 

Scatterplot

Dependent Variable: HARGA SAHAM

Regression Standardized Predicted Value
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Lampiran 3 

HASIL ANALISIS REGRESI LINIER BERGANDA 

 

 
 

Lampiran 4 

UJI F 

 

Regression Standardized Residual

2,75
2,50

2,25
2,00

1,75
1,50

1,25
1,00

,75
,50

,25
0,00

-,25
-,50

-,75
-1,00

-1,25

-1,50

-1,75

-2,00

Histogram

Dependent Variable: HARGA SAHAM

F
re

q
u
e
n
c
y

16

14

12

10

8

6

4

2

0

Std. Dev = ,99  

Mean = 0,00

N = 128,00

Coefficientsa

1513,075 611,323 2,475 ,015

11,235 1,328 ,592 8,462 ,000

-134,161 66,649 -,130 -2,013 ,046

55,204 23,047 ,174 2,395 ,018

(Constant)

EPS

DER

ROE

Model

1

B Std.  Error

Unstandardized

Coef f icients

Beta

Standardized

Coef f icients

t Sig.

Dependent  Variable: HARGA SAHAMa. 

ANOVAb

1725088867 3 575029622,2 55,888 ,000a

1275824440 124 10288906,78

3000913307 127

Regression

Residual

Total

Model

1

Sum of

Squares df Mean Square F Sig.

Predictors: (Constant), ROE, DER, EPSa. 

Dependent Variable:  HARGA SAHAMb. 
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Lampiran 5 

UJI t 

 
 

Lampiran 6 

DATA KEUANGAN 

 

Nama perusahaan Tahu
n 

EPS DER ROE HARGA 
SAHAM 

(RP) (x) (%) (RP) 

Bank MNC Internasional Tbk 2015 0,43 16,11 0,48 70 

2016 45,42 16,02 0,50 68 

2017 -33,29 17,55 -54,70 51 

2018 4,74 16,73 7,37 50 

Bank Capital Indonesia Tbk 2015 14,18 10,54 8,62 205 

2016 13,28 19,80 7,11 206 

2017 12,24 10,61 6,12 216 

2018 14,04 11,28 6,74 300 

Bank Central Asia Tbk 2015 780,83 5,60 20,12 13300 

2016 835,76 4,97 18,30 15500 

2017 945,45 0,68 17,75 21900 

2018 750,68 0,53 62,88 26000 

Bank Bukopin Tbk 2015 105,70 11,52 12,80 700 

2016 119,58 10,05 11,43 640 

2017 14,89 14,75 2,01 590 

2018 28,04 0,38 3,76 272 

Bank Mestika Dharma Tbk 2015 58,87 3,16 10,64 1560 

2016 43,83 2,95 6,68 1500 

2017 64,49 2,83 8,56 1375 

2018 51,78 2,98 7,07 1380 

Coefficientsa

1513,075 611,323 2,475 ,015

11,235 1,328 ,592 8,462 ,000

-134,161 66,649 -,130 -2,013 ,046

55,204 23,047 ,174 2,395 ,018

(Constant)

EPS

DER

ROE

Model

1

B Std.  Error

Unstandardized

Coef f icients

Beta

Standardized

Coef f icients

t Sig.

Dependent  Variable: HARGA SAHAMa. 
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Bank Negara Indonesia 
(persero) Tbk 

2015 486,18 5,26 11,65 4490 

2016 608,02 5,52 12,78 5525 

2017 730,16 5,79 13,65 9900 

2018 805,16 6,08 13,67 8800 

Bank Rakyat Indonesia 
(persero) Tbk 

2015 1029,53 2,76 52,46 11425 

2016 1061,88 0,84 57,86 11675 

2017 235,08 5,73 17,36 3640 

2018 120,69 5,92 8,96 3660 

Bank Tabungan Negara 
(persero) Tbk 

2015 174,91 11,40 13,35 1295 

2016 247,30 10,20 13,69 1740 

2017 285,88 1,34 13,98 3570 

2018 211,16 1,02 9,62 2540 

Bank Yudha Bhakti Tbk 2015 570,49 1,49 64,76 386 

2016 731,93 1,88 11,15 438 

2017 3,43 19,40 2,13 50 

2018 10,62 5,22 7,02 284 

Bank Danamon Indonesia Tbk 2015 249,70 0,50 7,22 3200 

2016 278,52 0,79 7,68 3710 

2017 384,11 0,55 10,59 6950 

2018 316,95 0,39 6,87 7600 

BPD Banten Tbk 2015 -30,79 18,21 -16,60 53 

2016 -8,77 15,07 -16,86 58 

2017 -1,19 8,72 -9,68 50 

2018 -1,63 11,65 -15,21 50 

Bank Ina Perdana Tbk 2015 8,04 5,52 5,28 290 

2016 6,69 3,89 3,78 244 

2017 6,73 1,59 1,52 995 

2018 0,04 2,05 0,32 670 

BPD Jawa Barat dan Banten 
Tbk 

2015 142,02 9,81 17,80 755 

2016 119,06 9,00 11,92 3390 

2017 125,00 0,86 1,07 12400 

2018 138,20 6,43 11,61 2050 

BPD Jawa Timur Tbk 2015 59,29 5,80 14,05 437 

2016 68,80 4,97 14,26 570 

2017 77,57 5,59 14,83 710 

2018 84,14 6,40 14,88 690 

Bank QNB Indonesia Tbk 2015 17,82 9,63 6,44 290 

2016 -74,26 6,01 -18,70 320 

2017 -46,48 5,17 -19,79 240 

2018 -7,83 4,51 -4,18 182 

Bank Maspion Indonesia Tbk 2015 10,44 5,30 4,74 400 
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2016 17,70 3,93 6,13 420 

2017 15,64 4,21 5,98 392 

2018 9,12 4,15 3,47 368 

Bank Mandiri (persero) Tbk 2015 871,50 2,61 17,70 12250 

2016 591,71 0,08 59,55 24575 

2017 442,28 5,22 12,61 8000 

2018 536,04 5,09 13,98 6375 

Bank Bumi Arta Tbk 2015 24,65 4,32 4,62 190 

2016 34,10 4,49 6,07 200 

2017 38,77 4,15 6,57 268 

2018 26,41 4,08 4,35 278 

Bank CIMB Niaga Tbk 2015 17,02 7,33 1,49 595 

2016 82,83 5,95 6,09 845 

2017 118,48 6,21 8,06 1350 

2018 103,13 7,80 9,10 915 

Bank Maybank Indonesia Tbk 2015 16,81 9,01 7,26 171 

2016 28,55 7,65 10,21 340 

2017 29,04 7,34 9,35 264 

2018 19,65 6,27 6,48 206 

Bank Permata Tbk 2015 20,79 8,71 1,31 945 

2016 -290,20 7,58 -13,61 555 

2017 118,96 5,90 15,51 625 

2018 17,62 6,14 2,27 625 

Bank Sinarmas Tbk 2015 13,08 6,59 5,05 394 

2016 24,30 5,97 8,28 870 

2017 20,73 5,28 6,58 880 

2018 16,65 4,64 5,06 550 

Bank of India Indonesia Tbk 2015 -42,88 4,46 42,01 3595 

2016 -484,83 2,89 45,57 2050 

2017 -122,02 3,00 11,33 1735 

2018 24,57 2,75 2,94 1750 

Bank Victoria International Tbk 2015 13,18 9,48 4,45 105 

2016 12,72 8,44 3,82 107 

2017 15,69 8,60 4,78 236 

2018 7,48 8,40 2,34 190 

Bank Artha Graha 
Internasional Tbk 

2015 5,45 18,08 2,58 64 

2016 4,61 14,93 1,65 73 

2017 4,31 15,15 1,51 80 

2018 4,62 18,83 1,01 62 

Bank Mayapada Internasional 
Tbk 

2015 166,70 9,31 14,22 1950 

2016 209,60 7,63 11,63 3150 
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2017 123,57 7,75 7,91 3850 

2018 138,51 0,30 17,55 19025 

Bank China Construction Bank 
Indonesia Tbk 

2015 10,31 4,14 4,77 300 

2016 1,33 4,12 0,93 148 

2017 3,00 5,46 2,04 214 

2018 4,07 5,18 2,68 142 

Bank OCBC NISP Tbk 2015 1,05 6,34 9,15 1275 

2016 156,01 6,08 54,18 6070 

2017 189,65 6,06 9,99 1875 

2018 114,97 2,11 10,80 855 

Bank Nationalnobu Tbk 2015 4,22 4,63 1,53 452 

2016 6,83 5,75 2,28 760 

2017 7,88 2,92 2,51 960 

2018 8,16 6,46 2,60 1000 

Bank Pan Indonesia Tbk 2015 58,41 4,94 5,09 820 

2016 99,86 0,06 7,36 10750 

2017 100,15 4,88 5,53 1140 

2018 87,60 4,24 5,53 1145 

Bank Panin Dubai Syariah Tbk 2015 54,27 0,73 4,64 250 

2016 1,97 0,86 1,64 120 

2017 -95,03 16,39 -23,34 55 

2018 0,49 15,60 0,71 50 

Bank Woori Saudara Indonesia 
1906 Tbk 

2015 50,89 3,84 6,41 1100 

2016 59,45 4,13 7,02 1150 

2017 65,29 3,44 7,18 890 

2018 58,26 3,51 6,12 860 
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Lampiran 7 
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